AHHOTanus padoyeii MporpaMMbl JUCHHMIIMHBI «JKOHOMETPHKa», 38.03.01 JxoHoMHuKa

Leabo ocBOEHUS TUCIUILTUHBI SIBIIsIETCS] (GOPMUPOBaHHUE Y 00YUAIOIIUXCS YTIIyOJIEHHBIX 3HA-
HUI, KOTHUTUBHBIX YMEHUHN U MPAKTUYECKUX HABBIKOB B 00JACTU MOCTPOECHUS M MHTEPIIPETALUU
SKOHOMETPUYECKUX MOJeNel, BOCTpeOOBaHHBIX COBpPEMEHHON HU(POBON SKOHOMHUKOM M Haydy-
HBIMH UCCIIEIOBaHUSIMU B c(hepe MpohecCHOHANBHON e TETbHOCTH.

3agauu TUCIUIUIMHEL:

— UW3yuYeHHe MPUHLMUIIOB U MOpsiika GOPMUPOBAHUS U PEOOPa30BaHMS CUCTEMbI SKOHOMHUYE-
CKUX JTaHHBIX, OIPEEIIAIONIEH KOJMUECTBEHHBIE CBA3H MEXK/y U3y4aeMbIMU [10KA3aTENsIMU U BIIU-
SIOIIMMH Ha HUX (haKTOpamMu IPU HCCIIETOBAHUU MACCOBBIX OOIIECTBEHHBIX SIBJICHUH U MPOLIECCOB;

— (opmupoBaHue yMEHUI OCYIIECTBIIATH COOP, aHAU3 U 00pabOTKY TaHHBIX, HEOOXOTUMBIX
JUISL pEILICHHUs] 5KOHOMETPHUECKHX 3a]1a4 C TIOMOIIbIO COBPEMEHHOT'O ITPOrPaMMHOT0 00eCIIeUeHuS;

— (opMupoBaHHE MPAKTUYECKUX HABBIKOB UCIOJIBb30BAHUS COBPEMEHHBIX MHPOPMAIIMOHHBIX
TEXHOJIOTUH JIJIs pEILIEHUS] SKOHOMETPUYECKHX 334, IPUMEHEHUS] SKOHOMETPUUYECKUX METO/I0B U
MOJIeTIe ISl pelIeHus] MPUKIIAIHBIX 33a7a4 IPOrHO3UPOBAHUS B IM(POBOI SKOHOMUKE M COJIeprKa-
TEIBHOIO UHTEPIPETUPOBAHUS TIOTYUYEHHBIX PE3YyIbTaTOB.

Tema 1. JxoHOMeTpHYECKHe MO/Ie/IU U IPOrHO3bI B IU(POBOIi IKOHOMHUKE.

[Ipennoceuiku 3KOHOMETPUUYECKOTO MoAenrnpoBanus. OnpeneneHue 3KOHOMETPUKH. DKOHO-
METpUYECKasi MOJAEIb U SKOHOMETPUUECKHE U3MEpEeHUsl. TUIIbI IEPEMEHHBIX B 3KOHOMETPUUYECKUX
MOJIETISIX. DTaIbl SKOHOMETPUIECKOro uccienoBanus. Cepsl IpaKTHYECKOTO MPUMEHEHHUS PE3yIIb-
TaTOB SKOHOMETPUYECKUX UCCIEIOBAaHUM.

Tema 2. IlapHasi perpeccusi M KoppeJsinus.

[Nonsitue perpeccun. [loctpoenue ypasaenust perpeccun. CrienmuguKanys 1 OleHKa mapameT-
poB mozenu. Koaddunuent perpeccun. Onenka TecHoThI cBsi3eil. KoadduimeHTs! koppensaiuu u
nerepmuHanuu. CpenHss ommnoOka annpokcumanuu. [TpoBepku afekBaTHOCTH SKOHOMETPUUECKOI
MOJIENIM U Tpoliecca SKOHOMeTpudeckoro moaenupoBanus. Kosdounuent snactuynoctu. Toued-
HBI 1 THTEPBAJIbHBIN MPOTHO3 110 YPAaBHEHUIO JIMHEWHOM perpeccud. [lapHblie HenuHeitHbIe perpec-
CHOHHBIE MOJIeN. Pacder mapameTpoB CTEEHHOH, JTIOTapru(PMUIECKON, IKCTOHSHIIUATLHOU, TIOJTH-
HOMUHAJIBHOM 3aBUCUMOCTEN, UCTIOJIb30BAHUE MHCTPYMEHTAIIBHBIX CPENICTB U KOMIIBIOTEPHBIX IIPO-
rpamm. [IprMepsl mapHBIX perpecCuOHHBIX Mozenel skoHomeTpuku. Kpubie @ununca u OHrens.

Tema 3. MHOKeCTBEHHBIH perpecCHOHHBIN AHAJIM3.

Knaccnueckast HopmaiibHasi MOJIENIb MHOXKECTBEHHOM perpeccnuu. OLeHKa apaMeTpoB KIIaCCH-
YECKOM PerpecCUOHHOM MOJIEIN METOJIOM HaWMEHbINX KBaJpaTtoB. OIEHKA 3HAYUMOCTH MHOKeE-
crBeHHOHM perpeccun. Koaddumnuent nerepmunanuu. KoppensiuoHHas maTpula M €€ OLeHKa.
MynbTUKOUIMHEAPHOCTh (PaKTOPOB, FETEPOCKENACTUYHOCTD U ABTOKOPPEISLMS: CIOCOOBI BhISIBIIE-
HUS U ycTpaHeHus. VIHTepnperaius napaMeTpoB MOJIENIN MHOKECTBEHHOM PErpeccuy U MpUMephl
UCTIONIb30BAaHUS B IIM(PPOBOI IKOHOMUKE.

Tema 4. BpemeHHble psi/ibl 1 IPOTHO3MPOBAHHUE.

CramoHapHble BpEMEHHBIE PSAbl U UX XapaKTEPUCTUKU. PacyeT mapaMeTpoB TpeHAa, SKOHO-
MHUecKas HHTepIIpeTalys napaMeTpoB TpeHaa. [Iporece nocrpoenus Mozenu (BbIpaBHUBaHUE HC-
XOJTHOTO psifia, pacyeT CE30HHOW KOMIIOHEHTHI, YCTPaHEHUE CE30HHON KOMITOHEHTHI, pacueT 3Haue-
HUI TpeH[a, pacyeT aOCOMIOTHBIX MJIM OTHOCUTEBHBIX OIHOO0K). MoaenupoBaHue Ce30HHOCTH B
AIIK. [Tporao3upoBaHre Ha OCHOBE TPEH/I-CE30HHBIX MOJICIICH.

Tema 5. Cucrembl 0JHOBPpeMEHHBIX YPABHEHUI.

OOmmit Bux cucremsl. CTpyKTypHas ¥ ipuBeieHHas popMbl Mojieneil. IIpoGnemsl uneHTudu-
UPYEeMOCTH. MeTos1 MHCTpyMEHTANIbHBIX NepeMeHHBIX. [Ipobnemsl cnenndukanuu moaenu. [Ipu-
Mepbl SKOHOMETPHUYECKHX Mojenell B (popme cuUCTeMbl OJJHOBPEMEHHBIX ypaBHeHuH. Mozenb
CIpoca U NMPEI0KEHNUS.

Tema 6. JxOHOMETPUKA M MALLIMHHOE 00y4YeHHe.

[TpoGneMbl 1 HEOCTATKU SKOHOMETPUUYECKOTO MPOrHo3upoBaHusi. COBpeMEHHOE COCTOSIHUE,
po0JIeMbl ¥ IEPCIEKTUBBI MAIIMHHOTO O0yUYeHHsI B aHaIM3€ OOJIBIIMX JAHHBIX IU(PPOBON SIKOHO-
Muku. Pemosutopun mosmeneir. Ancam6ieBbie Mojenu. Mcnoib30BaHne COBPEMEHHBIX TIaT(opm
MAIIMHHOTO ¥ aBTOMAaTH4YE€CKOT0 MAIlTMHHOTO 00Y4€eHUs B IIU(PPOBOI SIKOHOMHUKE.

O0beM auctuIuIuHEL 3 3.e. Dopma MPOMEKYTOUHOTO KOHTPOJIS — 3a4erT.






